


 

 

 

 

 

 

  

 



 

 

 

 



 

 

 

 

Capital Calculation
Year m; Scenario 1

Capital Calculation
Year m; Scenario 2

Capital Calculation
Year m; Scenario n

Time 0 Assets, 
Liabilities and 

Capital 
Requirements

Capital Calculation
Year 1; Scenario 1

Capital Calculation
Year 1; Scenario 2

Capital Calculation
Year 1; Scenario n

Capital Calculation
Year 2; Scenario 1

Capital Calculation
Year 2; Scenario 2

Capital Calculation
Year 2; Scenario n



 

 

 

 

 

 

 

U.S. Macroeconomic Outlook: Alternative Scenarios”, Moody’s Analytics, April 2012

http://www.economy.com/home/products/samples/Moodys-Analytics-US-Alternative-Scenarios.pdf


 

 

 

 

5-year paths for key financial market and economic variables in Scenario 4 





 

 

 

 

 

 



Calculation of US PBA Capital Requirement (at each time step of each projection scenario) 
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